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Home Equity Mortgage Loan Portfolio

Group 2B - Non-Conforming; FICO le 550

Saxon Asset Securities Trust 2004-2
Asset-Backed Securitieg _

Balance: 30,986,103
145 records

Maximum: 550
Weighted Average: 528.8

Qutstanding Percentage of Weighted Average

Number of Principal  Aggregate Principal  Weighted Average  Weighted Average  Average Qutstanding Loan-to-Value

Credit Score Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)

<=0 1 $215,875.73 0.70% 8.750% 0 $215.875.73 7941%

476 - 500 5 789.263.63 2.55 8.459 499 157,852.73 73.90

501 - 525 62 13,167,702.53 42.50 9.003 515 21238230 7702

526 - 550 77 16.813,260.87 54.26 8.027 541 218.354.04 76.37

Total: v 145 §30,986,102.76 100.00% 8.458% 529 $213.697.26 76.87%
Mitimum: 487

{1) The Weighted Average FICO Score is calculated based on 99.30% of the mortgage loans by scheduled principal balance that have valid FICO Scores
{2) The Loan-to-Value Ratio of a mortgage loan (including 2 second mortgage loan) is equal to the rario (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the tower of (i) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Nurnber of Principal  Aggrepate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

Loan Purpose Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Refinance - Cash Out 117 $25,983,632.95 R3.86% 8.497% 528 $222.082.33 75.98%
Purchase 17 3,468484.13 1119 8.026 539 204.028.48 81.08
Refinance - Rate/Term 1 1,533,985.68 4.95 8759 526 139.453.24 82.58
Total: 145 $30.986.102.76 100.00% B.458% 529 $213.697.26 76.87%

{1) The Weighted Average FICO Score is calculated based on 99.30% of the mortgage loans by scheduled principal balance that have valid FICO Scores
{2) The Loan-to-Value Ratio of a mortgage foan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage foan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Numnber of Principal  Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

PROPERTY TYPES OF THE LOANS Montgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Singlz Family Detached 116 $24.200,855.14 78.10% 8.422% 529 $208.628.06 71.10%
Planned Unit Development 15 4,761,306.60 1537 8.443 530 317.420.44 7591
Condominium Low-Rise 8 1.280.448.07 413 9.164 518 160.056.01 80.20
De Minimus PUD 1 344.062.83 L1t 7.990 545 344,062.83 57.50
Two to Four Family 2 173,481.31 0.56 8.795 527 86,740.66 84.70
Single Family Atntached 1 171.000.00 055 8.450 539 171,000.00 81.43
Manufactured Housing 2 54,948.81 0.18 11.098 505 27.474.4) 64.96
Total: 145 $30.986.102.76 100.00% 8.458% 529 $213.697.26 76.87%

{1) The Weighted Average FICO Score is calculated based on 99.3(% of the mortgage loans by scheduted principal balance that have valid FICO Scores
{2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage toan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (if) the appraised value in the case of
purchases and is the appraised vatue in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer: This material is provided 1o yvou solely for informational purposes. is intended for your use only und does not constitute an offer or commitment, a solicitaiion of an offer or commitmen, or any advice or recommendation, 1o
enter into or conclude any transaction (whether on the indicative tevms shown or otherwise). This material hus been prepured by CSFB based on assumptions and parameters determined by it in good faith. It &s imporiant that you
(recipiens) undersiand that those assumptions und parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an ussessment of the
transaction described abave. A wriety of other or additional assumptions or parameiers, or other market fuctors and other considerations, could result in different contemporaneous good fuith analvses or assessment of ihe
transaction described ubove. Past performance should ot be taken as an indication or guarantee of future performance, und no represeniation or warranty. express or implied is made regurding fisture performance. Opinions and
estimates may be changed without notice. The information set forth ubove has beon obtained from or based upon sources befieved by CSFB to be reliable. but CSFB does not represent or warrant its accuracy or completeness. This

materiul does not purpert lo contuin all of the information that an interested partv may desire. In all cases. interested parties should conduct their own investigation and unalvsts of the transaction(s) described in these materials and of

the data set forth in them. Each person receiving these materials should muake an independent assessment of the merits of pursuing o transaction described in these materials and should consult their own professional advisors. CSFB
may, from time to time, participate or invesi in other financing trensactions with the issuers of the securities referred to herein, perjorm services for or selicit business from such issuers, and/or have a position or effect transactions in
the securities or derivatives thereof Strucuured securities are complex instruments. typically involve o high degree of risk and are intended for sale only 1o sophisticated investors who are capuble of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic, financiul and political factors fincluding, bul not limited to, spot and forward interest and exchange rates), lime to maturity, marke
conditions and volaility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduci ity own investigation and analvsis of the product and consult with its own

professional advisers as 1o the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfelio
Group 2B - Non-Conforming; FICO le 550

Balance: 30,986,103
145 records

Saxon Asset Securities Trust 2004-2
Asset-Backed Securities

Outstanding Percentage of Weighted Average
Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value
CURRENT MORTGAGE RATES OF THE LOANS  Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
6.001% to 6.500% 2 $504.499.99 1.63% 6.338% 543 $252,250.00 81.18%
6.501% to 7.000% & 1,442,692.97 4.66 6.801 541 240.448.83 7597
7.001% to 7.500% 17 5,645.320.25 1822 7.380 536 332.077.66 79.72
7.501% to 8.000% 29 7.697.004.13 24.84 7.792 334 265,413.94 7620
8.001% 10 8.500% 17 3,099.772.05 10.00 8.269 529 182,339.53 83.24
8.501% 10 9.000% 23 4.852,046.58 15.66 8831 523 210.958.55 7218
9.001% 10 9.500% 13 2.105.280.76 6.79 9.259 518 161.944.67 75.59
9.501% to 10.000% 17 2812.862.66 9.08 9.8035 519 165.462.51 7931
10.001% to 10.500% 7 546,096.12 1.76 10356 523 78,013.73 74.50
10.501% to 11.000% s 986.231.85 318 10.849 515 197.246.37 64.62
11.001% to 11.500% 5 486.429.22 1.57 11300 539 97,285.84 69.42
11.501% to 12.060% 3 181,416.18 0.59 11.627 510 60.472.06 72.09
12.501% to0 13.000% 1 626.450.00 2.02 12,625 515 626.450.00 85.00
Towl: i 145 $30,986.102.76 100.00% 8.458% 529 $213.697.26 76.87%
Minimum: 6.250
Maximum: 12.625

Weighted Average: 8.438

{1) The Weighted Average FICO Score is calculated based on 99.30% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination, The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Number of Principal ~ Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

INDEX TYPES OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(!) Principat Balance Ratio{2)
ARM 128 $29.480,144.00 95.14% 8.443% 529 $230.313.62 77.24%
Fixed 17 1,505,958.76 4.86 8.754 530 88.585.81 69.78
Total: 145 $30.986.102.76 100.00% 8.458% 529 §213.697.26 76.87%

(1) The Weighted Average FICO Score is calculated based on 99.30% of the mortgage loans by scheduled principat balance that have valid FICO Scores

{(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i} the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Qutstariding Percentage of Weighted Average

Number of Principal  Aggregate Principal  Weighted Average  Weighted Average  Average Oustanding Loan-to-Value

INDEX TYPE Mortgage Loans Balance Balance Coupon FICO(!1) Principal Balance Ratio(2)
6 Month LIBOR 127 $29.439.528.87 95.01% 8.442% 529 §231.807.31 71.23%
Fixed Rate 17 1.505.958.76 4386 8.754 530 88.585.81 69.78
I Year CMT 1 40.615.13 0.13 8.825 548 40.615.13 85.00
Total: 145 $30,986.102.76 100.00% 8.458% 529 $213.697.26 76.87%

(1) The Weighted Average FICO Score is calculated based on 99.30% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of 2 mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduted principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

Dx ion Level Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Full Documentation 118 $22,855,878.64 73.76% 8314% 526 5193,693.89 79.45%
Stated Documenation 23 5.925.179.13 19.12 8.602 535 257.616.48 68.89
Limited D i 4 2.205,044.99 7.12 9.564 536 551.261.25 71.24
Tota): 145 830,986.102.76 100.00% 8.458% 328 $213,697.26 76.87%

{1} The Weighted Average FICO Score is calculated based on 99.30% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solelv for informational purposes. is intended for your use only and does not consiitute un offer or commitment, g solicitation of an offer or cammitment, or any advice or recommendation. i
enter into or conclude any transaction (whether on the indicative terms shown or oiherwise). This material hus been prepured by CSFB based on ussumptions and paramelers determined by it in good faith, It is importont that you
(recipient) understand ihat those assumptions and pavameters are not the only wnes that might reusonably have been selected or that could apply in connection with the prepurotion of these materials or un assessment of the
transuction described above. A variety of other or additional assumptions or parameters, or other markel factors and other considerations. could resull in different contemporaneous good faith analyses or assessment of the
transaction described above. Past performance should not be taken as an indication or guarantee of future performuance, and no representation or warranty, express or implied is made regording future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB to be refiable. but CSFB does not represent ar warrant its accuracy or completeness. This
material does not purport 1o contain all of the information that un interested purty may desire. In all cases, interested purties should conduct their own invesiigation and analysis of the transaction(s) described in these materials and of
the data set forth in them, Each person receiving these materials should make an independeni assessment of the merits of pursuing a transaction described in these materials und should consult their own professional advisors. CSF8
may. from tine to time. participate or invest in other financing transactions with the issuers of the securitics referred to herein, perform services for or solicit business from such issuers, andfor have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instrumens. iypically invelve a high degree of risk and ure intended for sale only 1o sophisticated investors who are cupuble of understunding and assuming the
risks involved. The market vatue of any structured security may be affected by chunges in economic, finuncial and political factors (including, but not limited 1o, spor and forward interest and exchange rates), time 1o maturity, markel
conditions and volatility and the credit quulity of any issuer or reference issuer. Any investor interested in purchasing a siructured product should conduct its own investigation und analysis of the product and consult with its own
professional advisers as 1o the risks inwolved in making such a purchase.
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Home Equity Mortgage Loan Portfolio Saxon Asset Securities Trust 2004-2 Balance: 30,986,103
Group 2B - Non-Conforming; FICO le 550 Asset-Backed Securities 145 records

Outstanding Percentage of Weighted Average

Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

OCCUPANCY STATUS OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratiof2)
Primary Home 143 $30,923.897.15 99.80% 8.455% 529 $216.251.03 76.88%
Investment 1 37.845.30 0.12 9.750 487 37,845.30 80.00
Second Home ! 24.360.31 0.08 10.250 543 24.360.31 70.00
Total: 145 $30,986,102.76 100.00% 8.458% 529 $213.697.26 76.87%

(1),The Weighted Average FICO Score is calcutated based on 99.30%% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a morntgage loan (including 2 second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases, This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Discluimer:This material is provided 10 you solely for informational purposes, is intended for vour use only and does not constituie an offer or commitment, u solicitation of an offer or commitment. or any advice or recommendation, 10
enter into or conclude uny transaction (whether on the indicative terms shown or otherwise). This material has been prepured by CSFB based on assumptions and parameters determined by it in good faith. It is imporiant thuat you
(recipient) understand thal those assumptions und parameters are not the only ones that might reasonably have been selected or that could applv in conneciion with the preparation of these materials or un assessment of the
wransaction described above. A variety of other or additional assumptions or purameters, or other murket factors and other considerations. could result in different contempuraneous good fuith analvses or assessment of the
transaction described above. Pust performance should not be taken as un indication er guarantee of future performunce, and no representation or warranty, express or implied is made regurding fiture performance. Opinions and
estimates may be changed without notice. The information set forth above has becn obtained frum vr based upon sources believed by CSFB to be reliable, but CSFB does noi represent or warrant its acctiracy or completeness. This
muterial does not purport to contain all of the information thai an interesied party may desire. In all cases, interested parties should conduct their own investigation und analysis of the transaction(s) described in these materials und of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transuction described in these materials and should consult their own professional advisors. CSFB
may, from iime (o time, purticipate or invest in other financing transactions with the issuers of the securities referred to herein. perform services for or solicit business from such issuers, andior huve o position vr efféct transactions in
the securities or derivalives thereof. Structured securities are complex instruments. typically involve a high degree of risk und ure intended for sale only to sophisticated investors who ure capable of understanding and assuming the
risks involved. The market value of any struciured security may be affected by changes in economic. financia! and political factors (including, but not fimited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volarility and the credit quality of anv issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analvsis of the product end consult with iis own
professional udvisers as 1o the risks involved in making such u purchase.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 Balance: 18,100,093
Group 2B - Non-Conforming; Balance <= 3100K A qset-Backed Securities 264 records

Outstanding Percentage of Weighted Average

Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Qutstanding Loan-to-Value

Credit Score Mongage Loans Balance Balance Coupon FICO(I) Principal Balance Ratiof2)
476 - 500 3 §132.263.63 0.73% 9.728% 495 $44.087.88 78.23%
501 - 525 9 1.420.845.47 785 9.263 514 74.781.34 78.81
526 - 550 23 1.426,558.07 7.88 9.189 541 62,024.26 78.99
551-575 30 2218.053.85 1225 7.991 563 73.935.13 7527
576 - 600 N 38 2.486.047.84 13.74 7.346 589 65,422.31 7335
601 - 625 42 2.993.490.49 16.54 6.972 613 71.273.58 75.20
626 - 650 35 2391.575.79 13.21 7.346 638 68,330.74 77.40
651 - 675 27 1.780,430.97 9.84 7191 663 65.941.89 78.72
676 - 700 18 1320.526.94 730 6.703 636 73.362.64 8398
701 - 725 12 835.249.81 4.61 6.716 714 69,604.15 71.49
726 - 750 8 600.670.18 332 7.413 737 75.083.77 69.60
751-775 4 186.861.05 1.03 8310 753 46,715.26 7412
776 - 800 5 307.518.81 1.70 7.453 785 61,503.76 61.85
Total: 264 §18.100.092.90 100.00% 7.599% 616 $68.560.96 76.30%

Minimum: 487
Maximum: 796
Weighted Average: 615.9 :

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mongage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior [ien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the fower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets,

Outstanding Percentage of Weighted Average

Number of Principal ~ Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

Loan Purpose Mortgage loans Balance Balance Coupon FICO(1) Principal Balance Ratio{2)
Refinance - Cash Out 191 $13.166.310.99 72.74% 7.593% 608 $68.933.57 75.05%
Purchase 43 2961.534.19 16.36 7.638 646 68.872.39 7895
Refinance - Rate/Term 30 1972.247.72 10.90 7.579 625 65,741.5% 80.64
Total: 264 $18.100.092.90 100.00% 7.599% 616 $68.560.96 76.30%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mertgage loans by scheduled principal balance that have valid FICO Scores

{2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratic in the Termsheets.

Qutstanding Percentage of Weighted Average

Numnber of Principal ~ Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

PROPERTY TYPES OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2}
Single Family Detached 220 §15.002,037.25 82.88% 7.640% 610 $68.191.08 76.33%
Condominium Low-Rise 3 967.302.95 534 6.714 668 74.407.92 80.03
Planned Unit Development 7 613.577.58 339 6.754 649 87.653.94 69.38
Two to Four Family 6 464.496.83 2.57 7.699 623 77.416.14 80.27
Manufactured Housing 9 398.497.91 2.20 9952 620 44,277.55 68.49
Single Family Attached 6 39711415 2.19 7.707 657 66.185.69 73.34
Townhouse 3 257.066.23 1.42 6.586 621 §5.688.74 86.58
Total: 264 S18.100.092.50 100.00% 7.599% 616 $68.560.96 76.30%

{1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage foan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for informational purposes., is intended for your use only and does not itute an offer or ¢ i . a solicitation of an offer or commitment, or any advice or recommendation, 1o

emer into or conclude any transaction (whether on the indicative terms shown or vtherwise). This material has been prepared by CSFB based on assumptions und parameters determined by it in good faith. It is important that you
{recipieni) understand that those assumptions und paramelers are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these muterials or an assessment of the
transoction described above. A variety of oiker or additional assumpiions or parameters, or other market fuctors and other considerations, could result in different contemporaneous good faith analvses or assessment of the
transaction described above, Pust performance should ot be taken as an indication or guaranice of fiulure performance, und no representation or warranty. express or implied is made regarding future performance. Opinions and
estimaies may be changed without notice. The information set forth above hus been obtained from or based upon svurces believed by CSFB 1o be refiuble, bui CSFB dves not represent or warrant its accuracy or completeness. This
material does rot purport to contain all of the information that an interested party may desire. In ofl cases, interested parties should conduct their own investigaiion and analysis of the transaction(s) described in these materials and of
the duta set forth in them. Each person receiving these materials should make un independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may., from time to lime, participate or invest in other financing transaciions with the issuers of the securities referred to herein, perform services for or solicis business from such issuers, and/or have g pusition or effect ransactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically invotve a high degree of risk and are intended for sale only 10 sophisticated investors who are capable of understanding and assuming the
risks involved. The markei walue of any structured security may be affected by changes in economic, financial und political fuctors (including, but not limited to. spot and forward interest und exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduci its own investigaiion and analvsis of the product und consult with its own
professional advisers as o the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio
Group 2B - Non-Conforming; Balance <= $100K A gset-Backed Securities

Saxon Asset Securities Trust 2004-2

Balance: 18,100,093
264 records

Qutstanding Percentage of Weighted Average
Number of Principal ~ Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value
CURRENT MORTGAGE RATES OF THE LOANS  Mortgage Loans Balance Balance Coupon FICO(}) Principal Batance Ratiof2)
4.501% ta 5.000% 1 581.603.44 0.45% 5.000% 716 $81,603.44 76.64%
5.001% 10 5.500% 1 52.075.59 0.29 5437 604 52,075.59 95.00
5.501% 10 6.000% 24 1.891.964.18 10.45 5.863 649 78.831.84 73.74
6.001% to 6.500% 42 3.168.986.72 17.51 6.307 650 75,452.06 76.00
6.501% ta 7.000%, 47 3.341,006.18 18.46 6.763 630 71.085.24 .97
7.001% 10 7.500% 23 1.695,134.67 937 7.282 609 73.701.51 78.73
7.501% to 8.000% 28 2.030,123.72 11.22 7.817 597 72.504.42 80.00
8.001% to 8.500% 17 1.141.824.78 6.31 8228 605 67.166.16 80.46
8.501% to 9.000% 24 144439821 798 8.806 576 60.183.26 81.57
9.001% t0 9.500% 12 844.959.04 4.67 9.327 588 70.413.25 7199
9.501% to 10.000% 19 1.129.812.46 6.24 9.798 604 59,463.81 73.13
10.001% to 10.500% 8 406,942.30 225 10301 5N 50.867.7% 7592
10.501% to 11.000% 3 435,045.38 240 10.852 558 54,380.67 67.25
11.001% to 11.500% 6 286.330.02 1.58 11.329 558 47.721.67 79.18
11.501% to 12.000% 4 149.886.21 0.83 11.656 347 37.471.55 80.58
Total: 264 $18.100,092.90 100.00% 7.599% 616 568.560.96 76.30%
Minimum: 5.000
Maximum: 11.890

Weighted Average: 7.599

{1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised valse in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Cutstanding Percentage of Weighted Average

Number of Principal ~Apgregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

INDEX TYPES OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(!) Principal Balance Ratio(2)
ARM 133 $9.924.141.25 54.83% 7.496% 602 $74.617.60 79.32%
Fixed 131 8.175.951.65 45.17 7.724 632 62.411.84 72.63
Total: 264 S18.100.092.9¢ 100.00% 7.599% 616 $68.560.96 76.30%

{1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
{2) The Loan-to-Value Ratio of a mortgage loan (including 2 second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Number of Principal ~ Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

INDEX TYPE Mortgage Loans Balance Balance Coupon FICO(h Principal Balance Ratio(2)
6 Month LIBOR 131 $9.791,627.92 54.10% 7.486% 603 §74.745.25 79.29%
Fixed Rate 131 8.175951.65 4517 7.724 632 62.411.84 7263
I Year CMT 2 132.513.33 0.73 8.253 600 66,256.67 81.53
Total: 264 518,100.092.90 100.00% 7.599% 616 $68,560.96 76.30%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduted principal balance of the mortgage loan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Number of Principal Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

Dx ion Level Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Full Documentation 220 S14,979.873.10 82.76% 7.505% 614 $68,090.33 77.14%
Stated Documenatior 33 2,325254.15 12.85 8.1477 6§28 70,463.46 7263
Limited Documentation 10 734,808.22 4.06 1577 615 73.480.82 71.62
No Ratio i 60.117.43 0.33 9.000 564 60.117.43 64.16
Total: 264 518.100,092.90 100.00% 7.599% 616 $68.560.96 76.30%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus

any senior lien balances and the fair market vatue of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer: This material is provided to you solely for informational purposes. is intended for your use only and does not an offeror i a5 of an offer or commitment, or any advice or recommendation, to
enter into or conclude any transaction {whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you
(recipient) understund that those assumptions and parameters are not the only ones that might reasonably have been selecied or thai could apply in connection with the preparation of these materials or un assessment of the
transaction described above. A variety of other or additiona! ions or 3, or vther market fuctors and other considerations. could resuft in different contemporaneous good fuith analvses or assessment of the

transaction described above. Pust performance should not be taken as an indication or guaranice of future performance, und no representation or warranty, express or tmplied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or bused upon sonrces believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness. This
material does not purpori to contain all of the information that an interested party may desire. In all cuses. interested parties should conduct their own investigation and analysis of the transaciion(s) described in these materials and of
the data set forth in them. Each person recetving these materiuls should make an independent assessment of the merits of pursuing u transaction described in these materials and should consult their own professional advisors. CSFB
may. from time (o time. pariicipate or invest in other financing ransactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, andfor huve a position or effect irunsactions in
the securities or derivatives thereof. Structured securities are complex instruments, typicatly involve u high degree of risk and are intended for sale onty to sophisiicated investors who are capable of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic. finuncial and political factors (including. bui not fimited 10, spot and forward interest and exchange rates). time to moturity, market
conditions und volatifity and the credit quality of any issuer or reference issuer. Any investor interested in purchasing u structured product should coneduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 Balance: 18,100,093
Group 2B - Non-Conforming; Balance <= 3100K A gset-Backed Securities 264 records

Outstanding Percentage of Weighted Avernge

Nurnber of Principal  Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

OCCUPANCY STATUS OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2}
Primary Home 238 $16,546.254.87 91.42% 7.593% 612 $69,522.08 76.72%
Investment 22 1,416.441.12 7.83 7.543 659 64.383.69 7332
Second Home 4 137.396.91 0.76 8.937 621 34.349.23 56.36
Total: 264 S18.100,092.90 100.00% 7.599% 616 $68.560.96 76.30%

0

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio {expressed as a percentage) of the original scheduled principat balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (if) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Discluimer: This material is provided to you solely for informational purposes, is imtended for your use only and does not constituie an gffer or ] a solicitation of an offer or commitment, or any advice or recommendation, to
enier intw or conclude uny transaction (whether on the indicative terms shown or otherwise), This material has been prepared by CSFB based on assumptions and porameiers determined by it in good faith. It is important that you
(recipient) undersiand that those ptions und parameters are not the only ones that might reasonably have been selected or that could apply in connection with the prepuration of these materials or an assessment of the
iransaction described ubove. A variety of other or udditional ussumpiions or parameters. or other market fuctors and vther considerations. could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Pust performance should not be tuken as an indication or guaraniee of fiture performance, and no representation or warranty, express or implied is made regarding fiture performance. Opinions and
estimutes may be chunged without notice. The information set forth above has been obtained from or based upon sources believed by CSFB to be reliable. bur CSFB dves not represent or warrani its accuracy or completeness. This
material does not purpori to contain all of the information that an interested pariy may desire. In afl cuses, interested purties should conduct their own investigation und analysts of the transaction(s) described in these materiols and of
the data sei forth in them. Each person receiving these maierials should make an independent ossessment uf the merits of pursuing a transuction described in these materials and should consult their own professionul advisors. CSFB
may, from time 1o time, participate or invest in other financing iransactions with the issuers of the securities referred (o herein, perform services for or solicit business from such issuers, andlor have o position vr effect transactions in
the securities or derivatives ihereof. Structured securiiies are complex instruments, tpically involve a high degree of risk and are intended for sale only to sophisticated investors who are cupable of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic. financial and political fuctors (including, but not limited tv, spot and forward interest and exchange rates), time to maturity, markel
conditions and volutifity and the credit quality of anv issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation und analysis of the product and consult with its own
professional advisers as 1o the risks invotved in making such a purchase. .
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 Balance: 265,795,756

- _ s
Group 2B - Non-Conforming Asset-Backed Securities 1,160 records
Qutstanding Percentage of Weighted Average
Number of Principal ~ Apgregate Principal Weighted Average Weighted Average  Average Outstanding Lean-to-Value
STATE (CA Split into North CA and South CA)  Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Alaska 9 $1.350.404.92 0.51% 8.305% 636 §150,044.99 76.57%
Arizona 23 3.815.234.03 1.44 6.787 634 165,879.74 80.59
Arkansas 3 321.385.70 0.2 7.661 623 107,128.57 88.33
California - North 142 47.804.271.78 17.99 6.055 637 336.649.80 78.92
California - South 168 54.231.993.14 20.40 6.532 625 322,809.48 77.94
Colorado 17 3.414.858.46 1.28 6.920 627 200,874.03 8193
Connecticut 18 4.473.993.46 1.68 6.704 624 248.555.19 78.99
Delaware 5 734.323.86 0.28 6.915 643 146.864.77 92.39
Florida 92 16.573.796.46 6.24 6.765 634 180,149.96 79.40
Georgia 47 8.281.822.00 312 7.189 600 176.208.98 79.08
Idaho 2 205.252.85 0.08 7.076 621 102,626.43 81.23
1llinois 49 11.187.961.63 421 7350 617 22832575 79.10
Indiana 12 1.041.438.24 0.39 7.202 619 86,786.52 81.55
lowa 3 317.982.86 0.12 7.537 596 105,994.29 7351
Kansas 6 1.150333.42 0.43 7915 579 191.722.24 79.85
Kentucky 8 676.022.17 0.25 8.101 596 84.502.77 83.59
Louisiana 7 512.475.61 0.19 7275 594 73.210.80 81.54
Maine 2 234.061.72 0.09 6.460 659 117.030.86 78.11
Maryland 3 18.771.250.21 7.06 6.925 625 257.140.41 80.3%
Massachusetts 11 3.4125051.35 1.18 7372 619 284,095.58 81.20
Michigan 27 3.38R.06).00 1.27 7.123 608 125.483.74 82.23
Minnesota 9 1.818.439.67 0.68 6.930 625 202.048.35 82.65
Mississippi 12 1.631.907.51 061 7.029 637 135992.29 86.09
Missouri 9 697.554.17 0.26 7.206 601 77.506.02 7112
Montana 1 14.853.86 0.0t 11.125 763 14.853.86 75.20
Nebraska 6 456.799.53 0.17 6.737 637 76.133.26 91.43
Nevada 32 7.324.855.07 2.76 6.764 630 228.901.72 7939
New Hampshire 4 549.150.08 0.2t 6.765 591 137,287.52 78.34
New Jersey 3 556.851.14 0.21 7.267 663 185.617.05 91.50
New Mexico 2 174.244.21 0.07 7242 669 87,122.11 $0.00
New York 40 11.913,099.94 4.48 6.864 608 297.827.50 75.34
North Carolina 19 1.664.546.96 0.63 8.161 604 87.607.73 74.62
Ohio 34 3470.492.83 1.31 7.569 615 102.073.32 83.14
Oklzhoma 10 1.277.294.30 0.48 6.890 614 127,729.43 81.20
Oregon 18 3.368.585.70 1.27 6.006 668 187.143.65 7897
Pennsylvania 33 5.887.085.96 2.2( 6.687 61 178.396.54 7891
Rhode [sland 2 1.275.362.99 0.48 10.749 516 637.681.50 76.56
South Carolina 9 1.120.867.69 0.42 8.046 578 124,540.85 71.80
Tennessee 25 3.788.016.46 1.43 7.127 635 151,520.66 76.61
Texas 37 4697.892.85 1.77 6.687 641 126.970.08 80.50
Utah 9 1.512.702.69 0.57 6.285 680 168.073.08 79.29
Vermmont 2 413.242.37 0.16 7.010 635 206,621.19 83.19
Washington 25 5319.167.30 200 6386 636 212.766.69 7765
Virginia 85 23.554.784.25 8.86 6.555 632 27711511 78.61
West Virginia 2 367.845.20 0.14 8.390 619 183,922.60 69.51
Wisconsin 7 1.219.540.31 0.46 6.705 622 174,220.04 82.23
Wyoming i 108.597.90 0.04 6.375 610 108.597.90 80.00
Total: 1.160  $265.795.755.81 100.00% 6.693% 627 $229.134.27 79.00%
Minimum: 487
Maximum: 820
Weighted Average: 626.5
(1) The Weighted Average FICO Score is calculated based on $9.92% of the mortgage loans by scheduled principal balance that have vatid FICO Scores
(2) The Loan-to-Value Ratic of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage foan
plus any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i} the purchase price and (it} the appraised value in
the case of purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets,

Disctaimer: This material is provided o you solely for informational purposes, is intended for vour use only and does not itute an offer or ¢ i a solicitation of an offer or commitment, or any advice or recommendation, to
ener into or conclide any iransaction (whether on the indicative terms shown or otherwise). This material has been prepured by CSFB based on assumptions and parameters determined by it in good faith. It is important that you
{recipientj understand thai those assumptions um/parumelers are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
ransaction described obove. A variety of other or additi ions or para s, or other market Jfactors and other considerations, could resuli in different contemporaneous good faith analvses or assessment of the
transaction described above. Pust per) furmuncu showld not be lu/«erv as an indication or guaraniee of future performance, and no representation or warraniy. express or implied is made regarding. ﬁuurc performance. Opinions and
estimates may be changed withaut rotice. The information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB dues not represent or warranl its accuracy or completeness. This
material does not purpori tv comain all of the information that un interested purty may desire. In afl cuses, interested parties should conduct their own investigation and unalvsis of the transaction(s) described in these maierials and of
the dota sei forth in them, Euch person receiving these materials should make an independent ussessment of the merits of pursuing a transaction described in these materials and should consult their own professionaf advisors. CSFB
may, from time to lime, participale or invest in other financing transactions with the issuers of the securities referred 10 herein, perform services for or solicit business from such issuers, andfor have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, tvpically imwolve u high degree of risk und are intended for sale onlv to sophisticated invesiors who are capable of understunding and assuming the
risks involved. The market value of uny structured security may be affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time lo maturity. murkel
conditions and volatility and the credit quality of uny issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analvsis of the product and consult with its own
professional advisers as to the risks involved in muaking such a purchase.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 Balance: 73,886,774
Group 2B - Non-Cenforming; LTV >=85.00% 4 (cet-Backed Securities 351 records

Outstanding Percentage of Weighted Average
Number of Principal ~ Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value
Credit Score Mortgage Loans Balance Balance Coupon FICO() Principal Balance Ratio(2}
476 - 500 1 $55.250.00 0.07% 8.900% 500 §55.250.00 85.00%
501 - 525 24 3.853,.201.83 522 9.329 518 160,550.08 8751
526 - 550 29 5.083.738.32 6.89 7.820 540 175.646.15 88.1t
551-575 23 447548718 6.06 7.808 561 194.586.40 8735
576 - 600 . 59 11.508.162.76 15.58 7,047 590 195.053.61 89.35
601 - 625 61 14.418.155.29 1951 6.799 612 236.363.20 89.85
626 - 650 63 14,.851.584.43 20.10 6306 638 235.739.44 89.96
651 - 675 45 9.829.378.99 13.30 6318 662 218.430.64 90.67
676 - 700 23 4,757.345.18 6.44 6.477 687 206,841.09 92.77
701 - 725 12 3.123.967.76 423 5.706 715 260.330.65 90.79
726 - 750 7 1.296.582.75 .75 6.459 735 185.226.11 97.12
751-775 2 557.607.06 0.75 5.048 764 278,803.53 91.92
776 - 800 2 66.312.84 0.09 8.644 792 33.156.42 90.00
Total: 351 $73.886.774.39 100.00% 6.855% 620 $210.503.63 89.88%
Minimum: 500
Maximum: 796

Weighted Average: 619.9

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of 2 mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior tien balances and the fair market value of the morigages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases, This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Quistanding Percentage of Weighted Average

Numnber of Principal ~ Apgregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

Loan Purpose Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Refinance - Cash Out 238 $48,098.344.66 65.10% 6.902% 613 $202,093.89 88.70%
Purchase 75 19.038.849.77 2577 6.665 632 253.851.33 92.17
Refinance - Rate/Term 38 6.749,579.96 9.14 1.056 631 177,620.53 91.78
Total: 351 $73.886,774.39 100.00% 6.855% 620 §210,503.63 89.88%

{1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the origina! scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i} the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets,

Qutstanding Percentage of Weighted Average

Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

PROPERTY TYPES OF THE LOANS Morgage Loans Balance Balance Coupon FICO(1) Principat Balance Ratio(2)
Single Family Detached 274 §55952.537.26 15.73% 6.883% 618 §204,206.34 89.88%
Planned Unit Development 41 11,907,013.54 16.12 6.595 629 290.414.96 90.31
Condominium Low-Rise 16 2,811316.90 3.80 7.026 604 175,707.31 88.85
Twe to Four Family 9 1.346,773.88 1.82 7.296 626 149.641.54 88.02
Townhouse 5 899.487.90 1.22 6.595 619 179.897.58 86.83
Single Family Attached 4 156,585.90 1.02 7472 638 189.146.48 92.64
Condominium High-Rise 1 162,838.67 0.22 8.000 618 162,838.67 95.00
Marnufactured Housing 1 50,220.34 0.07 11.550 555 50.220.34 35.00
Total: 351 $73.886,774.39 100.00% 6.855% 620 §210.503.63 89.88%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balarnce that have valid FICO Scores

{2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal batance of the mortgage loan plus
any senior lien batances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and {ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not constitule an offer ur commitment. a solicitation of an offer or commiiment, or any advice or recommendation, (o
enier into or conclude uny transaction (whether on the indicative terms shown or othenwise). This muterial has been prepared by CSFB based vn assumptions and parameters determined by it in goud foith. It is imporiant that you
(recipient) understand that those ussumptions and parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional ussumptions or parameters, or other market factors and other considerutions, could result in different contemporancous good fuith analvses or assessment of the
transaciion described above. Past performance should not be iaken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made regarding fiture performance. Opinions and
estimates may be changed without notice. The informotion sei forth ubove has been obtained from or based upon sources believed by CSFB to be reliable. bur CSFB does not represent or warrant its accuracy or completeness. This
material does not purport to contain all of the information that an interested party may desire. In afl cases, interested purties should conduct their own investigation and analysis of the transaction(s) described in these maierials and of
the datn set forth in them. Each person receiving these materiols should make an independent assessment of the merils of pursuing o transaction described in these materials and should consult their own professional advisors. CSFB
may, from time to time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, andfor frave a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instrumeris, typicelly involve a high degree of risk und are intended for sale only to sophisticated invesiors who ure capable of understunding and assuming the
risks involved. The market value of uny structured security may be affected by changes in economic. financial and political fuctors (including. but not limited to, spot and forward interest and exchange rates), time tv maturity, market
conditions und volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing u siructured produci should conduct its own investigation and analysis of the product and consult with its own
professivnal advisers as tv the risks imvolved in making such o purchase.
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Home Equity Mortgage Loan Portfolio
Group 2B - Non-Conforming; LTV >= 85.00%

z}§set-Backed Securities

Suaxon Asset Securities Trust 2004-2

Balance: 73,886,774
351 records

Qutstanding Percentage of Weighted Average

Number of Principal ~ Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

CURRENT MORTGAGE RATES OF THE LOANS  Mongage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
4.501% 10 5.000% 6 §2,140.145.39 2.90% 4.829% 693 $356.690.90 87.59%
5.001% to 5.500% 14 3.799.248.73 5.14 5386 673 271,374.91 8334
5.501% to 6.000% 56 14.924.634.39 20.20 5.796 640 266.511.33 89.22
6.001% to 6.500% 56 12.207.824.16 16.52 6320 628 217.996.86 89.13
6.501% to0 7.000%, 57 13.877.708.14 18.78 6.788 638 243,468.56 91.86
7.001% to 7.500% 43 8.991.277.52 12,17 7354 600 209.099.48 90.30
7.501% to 8.000% 48 8.560,944.59 11.59 7.819 587 178.353.01 89.84
8.001% 10 8.500% 26 3.769.005.81 5.10 8242 574 144,961.76 91.25
8.501% 10 9.000% 24 3.237.330.52 4.38 8.760 562 134.888.77 88.82
9.001% 10 9.500% 4 443.819.17 0.60 9.255 554 110.954.79 91.24
9.501% to 10.000% 8 826,746.12 112 9.8 533 103.343.27 87.97
10.001% to 10.500% 3 175.845.62 0.24 10.197 595 58,615.21 87.10
10.501% 10 11.000% i 102.995.86 0.14 10625 615 102.995.86 90.00
11.001% to 11.500% 2 122,328.34 0.17 11.424 554 61,164.17 89.99
11.501% 1o 12.000% 2 80,470.03 0.11 11.678 563 40,235.02 85.00
12.501% to 13.000% | 626.450.00 0.85 12.623 515 626,450.00 §5.00
Total: 351 $73.886.774.39 100.00% 6.855% 620 $210.503.63 89.88%

Minimum: 4.625
Maximum: 12,625
Weighted Average: 6.855

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mongage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in alt other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Avernge

Number of Principal  Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

INDEX TYPES OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Rato(2)
ARM 281 564,150.131.33 86.82% 6.841% 617 $228292.28 89.77%
Fixed 70 9.736,643.06 13.18 6.947 642 139,094.90 $0.57
Total: 351 $73.886.774.39 100.00% 6.855% 620 §210,503.63 £9.88%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage toan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (if) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Qutstanding Percentage of Weighted Average

Number of Principal ~ Apgregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

INDEX TYPE Morngage Loans Balance Balance Coupon FICO(D) Principal Balance Ratio{2)
6 Month LIBOR 280 §64.109.516.20 86.77% 6.840% 617 $228.962.56 89.77%
Fixed Rate 70 9.736.643.06 13.18 6.947 642 139.094.90 90.57
| Year CMT 1 40.615.13 0.05 8.825 548 40.615.13 85.00
Total: 351 §73.886.774.39 100.00% 6.855% 620 $210.503.63 89.88%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal batance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Number of Principal  Aggregate Principal Weighted Average Weighted Average  Average Outstanding Loan-to-Value

Documentation Level Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratiof2)
Full Documentation 346 $72.471.317.01 98.08% 6.805% 620 $209.454.67 89.93%
Stated Documenanon 2 708,250.00 0.96 6.399 674 354.125.00 §9.36
Limited D 3 707.207.38 0.96 12.405 524 23573579 85.00
Total: 351 §73.886,774.39 100.00% 6.855% 620 $210.503.63 89.88%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in ali other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

I

Disclaimer:This material is provided to you solely for informational purpeses. is intended for vour use only and does not un offer or ¢ it . a St of an offer or commitmeni. or any advice or recommendation, 10
enter inio or conclude uny iransaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB bascd vn assumptions and parameters determined by it in goodfaulv It is important that you
(recipieni} understand that those assumptions and paramelers are not the only ones ihat might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described ubove, A variety of other or additional assumpiions or paramelers, or other market factors and other considerations, could result in different contemporaneous good faith analyses or assessmeni of the
transuction described above. Past performance should not be taken as an indication or guarantee of future performance, und no represeniation or warranty, express or implied is mude regarding future performance. Opinions and
cstimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB 1o be reliable, but CSFB does nol represent or warrant iis accuracy or completeness. This
material does not purport to comtain ull of the information thut an inieresied party may desire. In all cases, intevested parties should conduct their own investigation and analyvsis of the transaction(s) described in these materials and of
the dato set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consuli their vwn professional advisors. CSFB
may, from time to time, pariicipate or invest in other financing transuctions with the issuers of the securitios referved 1o herein, perform services for or solicit business from such issuers, andfor have a position or effect transactions in
the securities or derivatives thereof. Struciured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisiicated investors who are capable uf understanding and usyuming the
risks involved. The market value of uny structured security may be affected by chunges in economic, financial and political factors finchding. but not limited to, spot and forward interesi and exchange rates). lime to maturity, market
conditions and volatitite and the credii quality of any issuer or reference issuer. Any investor inierested in purchasing a structured product should conduct tts own investigation and analysis of the product and consult with its own
professional advisers ay to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 Balance: 73,886,774
Group 2B - Non-Conforming; LTV >=85.00% A ¢set-Backed Securities 351 records

Outstanding Percentage of Weighted Average

Numnber of Principal ~ Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

OCCUPANCY STATUS OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Primary Home 349 §73,788.047.67 99.87% 6.852% 620 $211,427.07 89.88%
lavestent 2 98.726.72 0.13 8.813 709 49.363.36 81.62
Total: 351 §73,886.774.39 100.00% 6.855% 620 $210,503.63 89.88%

{)The Wsighted‘\vemge FICO Score is calculated based on 100:.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2),The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage Joan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided 1o you solely for informational purposes, is intended for vour use only and does not constitute an offer or commitment, a solicitation of an offer or commitmen, or uny advice or recommendation. to
enter into or conclude uny transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB bused on ussumpiions and parameters determined by it in good fuith. It is importani tha you
(recipient) undersiand that those assumptions and purameters are not the only ones that might reasonably huve been selected or that could apply in connection with the preparation of these materiuls or an ussessment of the
iransaction described above. A variety of other or additional iptions or p 3, or other market fuciors and other considerations, could result in different comemporancous good fuith analvses or assessment of the
transaction described ubove. Pust performance should not be taken as an indication or guarantee of fiture performance. und ne representation or warranty, express or implied is mude regarding future performance. Opinions and
estimates may be changed without notice. The infarmation set forth above hus been obtained from or based upon somrces believed by CSFB to be refiable, but CSFB does not represent or warrani iis uccuracy or compleieness. This
materiel does not purport to coniain all of the information that an interested parity may desire. In all cases. interested parties should conduct their own investigation und analvsis of the transaction{s} described in these materials and of
the dala set forth in them. Euch person receiving these muterials should make un independent ussessment of the merits of pursuing u transaction described in these materials and should consult their vwn professional advisors, CSFB
may. from tine (o lime, participate or invest in uther financing transactions with the issuers of the securitcs referved ta herein, perform services for or salicit dusiness from such issuers, andfor have a position or effect iransactions frt
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic. financiel and political factors (including, but not limited to, spot and forward inierest and exchange rates), time to maturity, market
conditions and volaiility and the credit quality of any issuer or reference issuer. Any investor interested in purchusing a structured product should conduct its own investigation und analysis of the product and consult with its own
professionol advisers as to the risks imvolved in making such ¢ purchuse.
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